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This correction refers to the version of this paper appearing in Annals of
Applied Probability (Jenkins and Spano, 2017). In the proof of Lemma 6.1,
case | < |mz], the second inequality uses an incorrect upper bound for a
function

o om+1 0+m
g(m) := m+1—mz Oy +m—mz
by assuming that it is increasing. We can bound this function correctly by
following an argument presented by Garcia-Pareja, Hult and Koski (2019):
Write g(m) = a(m)b(m) and note that

m+1
a(m) ::m

is increasing in m so that a(m) < a(oo) = (1 — 2)~!; and, for m > 1,

0+m 0 +m 1+2 149
= < = < .
b(m) Oo+m—mz " m(l—2) 11—z ~ 1—2z

Hence g(m) < ¢g(0) V a(o0) %sz = % \ (11:;6)2-

The argument for the case [ > |mz| needs an upper bound for

m+1 04+m
l+1 6,+1

h(l,m) :=

We consider the cases (i) mz > 1 and (ii) mz < 1. For (i) we have
m+1 0+ m
mz O +mz—1

1 0+ m
<|(1+-) 77— = .
- < +z> 01 +mz—1 e(m)

h(l,m) < h(mz—1,m) =

It is straightforward to verify that the sign of ¢/(m) is independent of m,

and thus
1\ [20+1 1
< -1 et — — 1.
h(l,m) < c(z77) V c(o0) <1 + z> { o v z}
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For case (ii), we have

1 1
h(l,m)gh(o,m):(m+1)-9;m < <1+Z>zi; .
1 1

Thus, in both cases we have

1 0+1 1
h(l,m) < <1+) [z + v] .
z 201 z
Lemma 6.1 is therefore correct provided we instead define the stated constant

K®2) = (;(1 —z)V 1+0> (1—2)+ <1 - i) [29; Ly 1} z,

2 1—-=2 1

or the slightly simpler (using 0 <z <1, 0 < z < 1), but less tight,

K@) ::<9 v1+9>+<1+1>9+1.

672 1—2z z
We are grateful to Celia Garcia-Pareja for pointing out this error.
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